

















ATTACHMENT A

CFTC DIVISION OF SWAP DEALER AND INTERMEDIARY OVERSIGHT CONTACT

INFORMATION

Regional Office Locations Contacts Location of
CPO’s
Principal
Office
Eastern Region

All states east of

140 Broadway, 19th Floor
New York, NY 10005-
1146

Ronald A. Carletta
Phone: (646)-746-9726
E-Mail: rcarletta@cftc.gov

Al Goll
Phone: (646)-746-9723
E-Mail: agoll@cftc.gov

Fax: (646)-746-9937

the Mississippi
River, except
Illinois, Indiana,
Michigan, Ohio,
and Wisconsin.
Any location
outside of the
United States

Central Region

Illinois, Indiana,

525 West Monroe Street
Suite 1100
Chicago, IL 60661

Lisa M. Marlow
Phone: 312-596-0566
Fax: 312-596-0712
E-Mail: Imarlow@cftc.gov

Michigan, Ohio,
and Wisconsin

Southwestern Region
4900 Main Street, Kurt Harms All states west
Suite 500 Phone: 816-960-7711 of the
Kansas City, MO 64112 Fax: 816-960-7750 Mississippi
River

E-Mail: kharms(@cftc.gov

National Futures Association Contact Information

Tracy Hunt, Senior Manager, Compliance
Phone: 312-781-1284 Fax: 312-559-3453
E-Mail: thunt@nfa.futures.org

National Futures Association
300 South Riverside Plaza,
Suite 1800
Chicago, IL 60606




ATTACHMENT B

ILLUSTRATION — Fund of Funds Additional Disclosures

Note X. Investments
As of December 31, 201X, ABC Fund invested in other funds, none of which were related parties.

The following table summarizes ABC Fund’s investments in other funds as of December 31, 201X. Funds in
which ABC Fund invested more than 5% of its net assets are individually identified, while smaller
investments in three other funds are aggregated. The management agreements of the investee funds provide
for compensation to the managers in the form of fees ranging from 1% to 3% annually of net assets and
performance incentive fees ranging from 5% to 25% of net profits earned.

% of ABC’s Income Fees  Investment Redemptions
Investment  Net Assets Fair Value (Loss) Mgmt Incentive Objective Permitted*
Airjo Fund 5.1 $ 2,550,000 $200,000 $25,000 $30,000 Emerging market Quarterly
Ltd.
Carron 52 2,600,000 210,000 26,000 42,000 Sector investment Monthly
Int’1 Fund
Vital Fund 5.6 2,800,000 (30,000) 28,000 0 International equity ~ Semi-Annual
NV
Other 4.2 2.100,000 100,000 24,000 25,000 Other Monthly-Annually
funds:

Total 20.1% $10,050,000 _$480,000 $103,000 $97,000

An alternative illustrative table, for unusual cases, where the fee information cannot be obtained is shown
below:

% of ABC’s Income Fees Investment Redemptions
Investment Net Assets Fair Value (Loss) Mgmt Incentive Objective Permitted ¢

Airjo Fund 5.1 $ 2,550,000 $200,000 $25,000 $30,000 Emerging market Quarterly
Ltd.

Carron 5.2 2,600,000 210,000 26,000 42,000 Sector investment Monthly
Int’l Fund
Other 4.2 2.100.000 100,000 24,000 _ 25.000 Other Monthly-Annually
funds:
Subtotal 14.4 7,200,000 510,000 $75.000 $97,000
Vital Fund 5.6 2,800,000 (30,000) % * International Semi-Annual
NV equity
Total 20.1% -  $10,050,000 $480,000

* = The fund operator is not able to obtain the specific fee amounts for this fund and does not know what
those amounts are. However, management fees are computed based on 1% per year of net asset balances at
the beginning of each month; incentive fees are computed based on 20% per year of net income.

* Note any funds in which redemptions have been suspended.




